EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2021 6 18

03-5555-3431

10

1/108



@

¢))

®

4

®)

10

(1D

0120-106212
9:00 17:00

https://www.daiwa-am.co. jp/

0120-106212
9:00 17:00

2/108

2.2

2.0

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



()
0120-106212
9:00 17:00
™
2021 6 19 2021 12 17
®)
0120-106212
9:00 17:00
https://www.daiwa-am.co. jp/
©
(10)
®)
(11)

(12)

3/108

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



16

4/108

an

(11

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@

12

12 12

5/108



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

Bmo ek
SHUBHRE - EIAURIE o it
_ %
H (RS |
—t TWEIE
: F OftEE
EBIMNENHE ( )
Mo
AEEs

(F) 277/ FYESYSEE A ERHIRRLTVET,

EAEIES s E
RN SRS S
I, o—J%
—8 F£158 2 o
B a%
e=T) {RiE S #0[H
it B i,
T} Ip=l— &b
M F4E B IR ( )
AR
ZOibiES #6E FIT
LTy MR (W)
( ) S+ BT
TR #120 ;
(®R) il —
FOfthifizE IPUR-3T .
(ﬂiﬂﬁﬁ# FIUR FPUX
(EZE 2 B4
BEES TS
{ 3 Z0tt (50
HERAET ( ) -
fiER S REn IR—=Iv7

(3 Y77 YEHBUTIREERAERBIIRRLTVET,

http://www.toushin.or.jp/

3,000

6/108



EDINETOOOO
O00OO000000000004000(eo6748)

Oooooooooooobooooooad
—

\;l’ ) REEFECEALET

SAEEBICKREL. REHEORLELHEFOFBINAZELIBRT DL
ZHE L GEAZETIEVE T,

SAKEER~DREICHC- T, BEHEIRESFEEX TOEMNE.
EFHERBOERORARRAINZEREELEDILIICHEANDILE
BHELET,

BARIYTAMCEBT I LEHDET.
#COLOGERFEEFHRMERLIVLVET,

BEFBRCEDEAAA—T

AL

-1 |28 I~ FedE 4~SE SBE B~TE T-BE B0 3-10E 0108 1~iZE 12~13F 1308 (-15E
FETF AR

IFENRESDEROBETEHNMEVNC EETHREEDNEVNESICIE.
BN ST MRS CTREBI ST ENBHET.,

O ENROFEENMEL MBS OEAA A—JOH ©
BT AEREEOBATILE

0 -~ A -

ARy 7AW WSFOR RS o Bl ENENRIOMSFELEBDTY.

HEe >

-

7/108



EDINETOOOO
O00OO000000000004000(eo6748)
Oooooooooooobooooonoad

PEROBESTLRIMENRATNIEROTNNEZBIRETDIC
HlcoTlE, BEHED 1 5SFREFTOERODS S, MEVRROBODIC
BELET.

GEFBEEOENORASADTELICLART T LB ET.)

E#RBFICHBIFDHBICDNT

.
"
"

FET=HARS O0~15 1~2E  2-3F 12~13F 13~145F 14~158

__//////

H ¥
i i
i | I i

0~15 1~25 N~128 12~13F 13~148 14~15%

— B

FERIEDEFIFHE

(O SHEBURSOHE )

EHERC R DFAFHEE~DREF., BFOBRFHEICEIDREDET,
B SRBEFTORFHROREDMAFITIRET ST LITLD.,
SHEBCHTDIATEFHTEDLEABNET

( @ BRLrRHE )

FAEMEFOEENMTEONS DL, ZOMESRE. RBMHICHIRELET.
—RICRHREFERAIERLTHED EERULMARDSED ET .,

# FEE—MNERRETRLEBOTY., £t nEOREMBIUREOERETRYE - RITHH0D
TEFELFER A

8/108



EDINETOOOO
O00OO000000000004000(eo6748)
Ooooooooooooooooonoao

77 FOD{LiEd

QUTFURIE. ZPEU—27 Y FAXTERETHVET.

TPIU—TrEARER, BRASOHEIEDSHBTLNDUERASEZEHTRE-T7 VK
(4772 F) L. FOESEFSLTYH D7y FOBSIFSICOELT. SN ERE
-7 ETHESHHEPTT.

[~E—T7E] [RHF—=T77K]
[wan >

was HIOPUR

&

—

« TH=DJ 7 FOEMIFOEATED. EROIBTHUICHS IO LEBFLLET,

* REEN VA ECRY HH0REN Y EFERRE LTHTEVERA.

« ¥H-T7PUHCBNT, BROHREEEDD, WFYRE ENRTSIILSBOET. O,
AEERROENEESIUHSFLDNS  ORRTORESEOSHEN,. Y —Jr/FOERMED
HEERFTZEASILOBNET,

« KEBOENMFEF CFRNTRELILEE, TROBBCELYFEINDILE, HEDRME@ICA oM
CEFROUILERMEORRICE TR, 77 FORE OERFTEDNENWC DB DET,

9/108



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Oooooooooooooooooad

8B8HA26H (FXRADBESRERA) [CREZITEL.
N ECHE [CER DLW TR DD EZITEVET .

[53EcHET]
OHECHREAIZ. BREFRROESFNRETHE GHIRESHET.) FEUET,
@FRAE LT, #RENENERZETE S CLEBRICHESHERELET .

L. SENKREHNIVERAOESICIE. SEETEOEVCELEDET,

—( RO A X—J ) .

18 28 aA 4A 58 &R 7 an of 108 118 12H

5¢i£B4ﬁ EIIED ﬁ%@ﬁﬁﬁ@ﬁ%mﬁ$ﬁ%mﬁﬁk3UTTﬁ ﬁﬁ
- TA5BOTEHBOHFEEA.

. SoESHE. ﬂﬁﬁﬁﬁﬁhgﬁmfﬁfﬂﬁmﬁmbﬁﬁnﬁbﬂb@-mﬁ@@
- DEESHNRITLIDOTRHDETA. FESHIILLNEVESEEDET. '
@7 FOEBEMBEENLET. BETE, ﬂ@oﬂﬁmantm%amﬁm
- BHFBA

10/108



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

[ EEICETHEEREA]

OSRER. FESEOMNBLERED, BREXOLREHNSTIDONEFTOT. FEESHIIDNDE, |
TORHIELS . BEMBETHDET .

HABETHRED
FHhNSA A=Y

@ EER. HRMARCRELCNGE (EREREOREISNESLIUFMEESTRNR) EEAT
HONHBELHOET . TORS. YRBNE OB EMEASTANEE T TETSTLICHDET .
Fl GESOXFR. HTFTLEHHBBEMICEI 77 /FORBREETT HOTRERBOEE A

(BRI R A A TR DN SHA)

(AMANEHSHRMHES ERLEES) (M EANBrSHAFEESTELLES)
10,5508
m-*-uf 2
1o.500m . | Gie & 10,500/
T sgﬂ-m_ 1‘DGH ;.
+50R 10,450 . 10,4007 -
*500M *500F R4 KM E
(@+@) *450F (@+®) M 20| L .
(@+@) *B0M IE:;.EDDH
____________________ +420M
(@)
MRERNE LENE T EL WiANE YRNE W
S e S SciE
Rt wEOMEENL L et ] A HBE =HOFIEERL s
S00M 450 50069 420

(E)aREBOT. TERTREORLSHEES LI ENEREONSHFICERENSIIDAERRNN TS LI EREETY.
SEEE. fEAHICESE, pERERMSELLONET,

# EIEA A—YTHD. RISOSESMCBNENEFH T ILO0TREOFEAOTTHRTEL.

| @BREDI7 /FOWMAMRAICF ST, HEEO—BELFL2BH . RENICRTEO—BILRLICIELTS |
BELELES. TP /PR EOERPRICED. SRS IHSDEERHIROE LDV ED S BESBEIRTY .

(FEEO—EHTHEO—EHLRUICHYET 588) (FEEOZBHTEO-BLRLICHEYET HES)

w AL R
< (e Ceias :
Yo CRAD— Y
| i) Lenman € S [50
HAHD e | EHEPLET. LHED Sk
A S Tk | FrorsiRE WA G il
(RRaEE) B
7 EE@R | pdenoes SRS AR
(4ERRE) s | 22 (HEEE) e

il - ENTEEREO 7 /FOMAEEE LESET M SDHERETY .
AL ES AN ETEIESNSONRESETY. fREOEEECEN TSR, A (RS EE) O
(HROEE) REPLET.

(VSRR CHTSURICOVTR. [4 FHRGRUEE (5) BE EORRLIECERTEL.

@
2014 2 20

®

11/108



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodooodooodd

1
1 Tl 3
2
tL2 Tl 3
«C 2

2021 3

12/108



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

151 7,427 2,500

1959 12 12
1960 2 17
1960 4 1
1985 11 8
1995 5 31
1995 9 14
2007 9 30 29
352
2020 4 1
9 1 2,608,525 100.00
€y
15

15

13/108



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@
1 3
2 20 5)
2 1 6
2
2 2
1 236 1 3
341 3 1 7
8
2.
3.
4.
5.
6 2 1 4
7.
8 1. 7

14/108



®

D 01 B~ WwW N

10.

11.
12.

13.
14.
15.

16

17.

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2 1 11
2 1 18
2 1 19
20
2 1 14
16
15.
8. 13. 1.
2 6. 10
13. 2. 6.
9 10.
2
14
2 2 1

15/108



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,, .
L 1 i
J7yiER L R Szt b
DRAHORE (R HORE. RiT) 327572
-1 BRHHORE P i—l AR |-i s |||

1 ! '

. |||

L] I [l

[ s — '

1 i ;:: Bl : URﬂ?ifxyb '

1 : Y = '

BAMES . — ] L S—— :
T ! ans _? : :
| | mmam | [ | armasm |||

§ TIDTRIAS | | | 32=2e= | | :

i gt '

- | ERA B : : : e :
i P | werem| ;

] : “ :I u;;;_. .:' :

! l T '

e Y |

| grvkmaege- | ! [ -t22v7 || E

T ] o :

CI0 1

CI0 Chief Investment Officer 3

Deputy-CIO 0 5
Clo

CI0 Deputy-CIO

16/108



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

25 35

2021 3

4)

€Y)

®)

100 10

17/108



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

100 5

18/108



19/108

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



20/108

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

100 10



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

100 10 100 20

10

21/108



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@

15

15

&)

2 20 €))

22/108



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

341 3 1 7

g b~ W N

10. 2 1 11

11. 2 1 18
12. 2 1 19

13. 2 1 20

14.

15. 2 1 14
16 2 1 16

17. 15.

o o1 A W DN B

®

10

23/108



24/108

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@



€))

(EFIZRNC & BB LD A—-JED

B R
s

Lo

s
L TR
E—

# EBFAA—VEATED, 477 FOSAERERTOTEEDE A,

25/108

EDINETOOOO
O00OO000000000004000(eo6748)
Oooooooooooobooooooad



EDINETOOOO
O00OO000000000004000(eo6748)
Oooooooooooobooooooad

(REEDOA-VE)

# LR A-YVETHED, BIFY FEIREREET LOTIRENER A,

@

®
37 6

26/108



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

%)
; REEE ;
U RTEEEC ERURIEEICHTS .
i MIE=sUL BASHORE-GE i S :
; ?;ﬁ,?aﬁé’g S CHEEBE R EEHO B OREGEECHD !
E B RE SWEETIOWE i
; URITRIXY A i
: HRUR I OFRB & HEURTEESICHT !
i gmm = ?EEE BENAEDREEE i
i
' mgﬁ aidos HREEBILARBHRD :
5 ElRE i
! i
i UZIIRIAY NER i
i FRUAIBEVERUAIOEE qmm— | P i
: SR EDERURIOEE g :
; SFRSROWE WAUZ 7 EEEORG] i
; WS BEF R FEBRORSORE  HBEIUTME RIS g ;
! BI= DN, B |
! BEORE :
1 EHAER :
E -E5EEE i
i i
] i

_____________________________________________________________________________________

27/108



EDINETOOOO

O00OO000000000004000(eo6748)
Oooooooobooooboooononoad

OTFROISVIR. 7rFERRNGHRESAZERNICHEETERLICERELEBOTY,
HOIS73EESEMICH T HFRMER (SRAXCSIIELFHOMER) OFH - @K -
BVE, 27/ FBLUMORBRNEREI S A DV TRLTLTWVWET . ELEQTS TR IF/E
DEAESFHICS T LFHMBFROMBERTLTVET,

€Y)

2P EOERMEE L ARSI R} MORBILAET 5 AL OREEDER

1 1] (201644 8 ~202 1HEIAD (W (20884 f ~20219F3H )
15,000 i T5 59.8 62.7
P w ‘%-1—- = _
500 31— - — 03— 11.1 123,
5.2 ‘?c.s-'! ¢ 1.7
i Il|n||rr'""’h‘ﬂn""*“"""""""““m""" « _ﬂi o g su iil
5 1123 - T - 123 50 |
75 1
220 363
58
— O B P 2 =1 =4 ]
P TE - qm -
e R RS WS AN AR

T ] s
20164 20174 20184 20194 P04 na1a Eiuk BER RANE ERER O:EA RARA FREA

HHEEITAR. FPYEORERSERLTLSEOTIREVEE AL

#AFFOEREEER. fEE (HS ) =5ERC ey E~ERRLe0ESELTHRLCDOTEHEY, RO
HEEEECE T THELCEEER SRS SRS BT,

# 7P EOEMRERCSLT. AESEMS0T —FMRETEEVESRLUTOL—LTERLTWLET.
EMBER YT ST —IELESICERRENERA.
FEMREEAEHTEFEVENSSAESICE. BETEZHMC OV TOHXRRLTLET.
EAf AT I ATFARECHBLNT, DEICESTIESCE. SEEMC VW TAYFI—7OEHRERETHBLT

BTRLET,

HRETSALINT
B & 8 WERREE (TOPIX) (RRiihay)
EUHEE  NESCIDTH A o T IR (RS, A—3)
FREE  MSCITS =80 - =t ok - SUFw@ 2 (BEAY, F<—2)
B | NOMURS-BPIEN
RMEMN  FTSERPER- T2 A (Bigx A—2)
FEENR . PEILHY A R o 2T W R TR0 s F=treed TO=41 T =2 TPAF [Bri=3)

BHEHIC2LT

STOPKERIEFRS - RFL, HHE, BRES—U0EREATS BRENESFIRALTOET. SNMECIOI 0
AWFud I RBEMECIT T -2 F—rab- A T2 20, MSO! Ine IR ELERNTYT. MERCETIHEN.
SOEFA D — DR EMEC) Inc CMELET. ERMLCO Incid. BEROABEETRTIHASLTLERERETS
HEEHNLTUEYT, BNOMURABMERE. FREBSRAN AT IEMNTREFENEARNHEROEESE0RE
ERTHRESENT. —FPOHEIANERCEIOVTREINEERAN—ZaUrDf 2r—T AR CNHTNET.
POMUIRS 8P| RSO A B S O =D B B B iCMELTVEY., i, B SEnsoEaeE.
Tt AREREETSEOPEEL. IroPOlARRSEMLT -V ERLER A, OFTSEEMENS T IR,
FT3E Fixed Income LLCICAUEESNTSRNA 2Ty 7ATY. BEMEFTSE Fived Income LLCOMSIME TEL,
BHCMT ST <TOERIZFTSE Fiked Income LLCHLTLET., @IPEILAS ik il f 2 Fuwdd— 7 —
T - F=Iryd FO=10 FAN=2Tr P, BB ETMECE THERLTVETS. JP. Morganiz M
e - FEMTEAETIEOTHEVE A, SHEENEERITEALTLET. P MorganSORECSSBRREEL
CHFREME - EF - IR TSI LRRHSNTIER A Copyright 2016, LP. Morgan Chase & Co. All rights resenved.

2.2 2.0

28/108



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

0120-106212

9:00 17:00
@ « D
®
1.144 1.04
3 26
10
10
10
1 0.374 0.34
1 2 .. 0.594 0.54
2 3 0.814 0.74
3 4 .. 0.924 0.84
4 1.144 1.04
0.15 0.15 0.04
0.25 0.25 0.04
0.35 0.35 0.04
0.40 0.40 0.04
0.50 0.50 0.04

29/108



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

4)

®)

20
15 5

2037 12 31 2.1
20.315 15 0.315 5

30/108



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

20 15 5
2037 12 31 2.1
20.315 15 0.315
5
3
20
120
5
20
80
5
15 15
2037 12 31 2.1
15.315 15 0.315

31/108



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2021 3

32/108



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@ (2021 3 31 )
() ()
5,726,034,265 99.71
5,726,034,265 99.71
16,655,469 0.29
5,742,689,734 100.00
QY
« 2
©)) (2021 3 31 )
) ) ()
1.3998 1.4080
1 4,066,785,700 99.71
5,692,721,699| 5,726,034,265
)

99.71%

99.71%

()

33/108



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

®
() () ¢ X
1
999,158 999,158 0.9992 0.9992
(2014 3 26
2
15,428,058 15,456,960 1.0676 1.0696
(2014 9 26
3
88,429,028 88,575,924 1.2040 1.2060
(2015 3 26
4
246,199,989 247,655,154 1.1843 1.1913
(2015 9 28
5
2,956,939,214 | 2,975,793,043 1.0978 1.1048
(2016 3 28
6
7,145,682,037 | 7,182,806,735 0.9624 0.9674
(2016 9 26
7
6,436,928,584 |  6,469,564,260 0.9862 0.9912
(2017 3 27
8
7,570,576,688 | 7,609,005,366 0.9850 0.9900
(2017 9 26
9
7,063,604,429 | 7,104,113,748 0.8718 0.8768
(2018 3 26
10
6,735,152,475 | 6,772,610,948 0.8990 0.9040
(2018 9 26
11
7,350,573,982 | 7,391,689,488 0.8939 0.8989
(2019 3 26
12
7,811,671,353 | 7,837,646,922 0.9022 0.9052
(2019 9 26
13
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(2020 3 26
2020 3 7,450,960,511 0.9682
7,148,287,029 0.9514
5 7,041,070,902 0.9497
6 6,797,882,086 0.9526
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8 6,097,590,471 0.9211
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9 8.4
10 6.6
11 2.8
12 2.9
13 9.8
14 3.2
15 1.9
®
1 0 0
2 13,451,451 0
3 61,058,780 2,061,791
4 154,674,931 20,242,594
5 2,501,295,077 15,771,628
6 5,274,312,960 542,777,567
7 2,379,440,592 3,277,244,898
8 2,583,043,420 1,424,443,086
9 2,574,134,006 2,158,005,839
10 986,122,924 1,596,292,005
11 1,619,242,759 887,836,258
12 2,228,689,328 1,793,267,323
13 1,486,810,691 2,315,891,072
14 735,089,094 2,029,969,318
15 707,936,988 818,530,112
) 1,000,000
[€)) (2021 3 31 )
() ()
11,860,047,332 98.55
11,860,047,332 98.55
174,716,573 1.45
12,034,763,905 100.00
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C 2
@) (2021 3 31 )
()
) ) C/7 7)1
United States Treasury 81.47 80.51
1 8,930,000 6.61
Strip Coupon 805,504,570[ 796,033,396| 2032/02/15
United States Treasury 133.88 132.51 4.500000
2 5,400,000 6.58
Note/Bond 800,392,115 792,219,725 2036/02/15
United States Treasury 79.32 78.34
3 9,130,000 6.58
Strip Coupon 801,762,628 791,927,716 2033/02/15
United States Treasury 76.99 76.02
4 9,330,000 6.53
Strip Coupon 795,310,394| 785,301,357| 2034/02/15
United States Treasury 135.16 133.93| 5.375000
5 5,281,000 6.51
Note/Bond 790,249,180| 783,052,021| 2031/02/15
United States Treasury 74.81 73.85
6 9,560,000 6.50
Strip Coupon 791,779,763| 781,714,497| 2035/02/15
United States Treasury 99.82 98.86| 1.500000
7 6,110,000 5.56
Note/Bond 675,274,626| 668,774,056( 2030/02/15
United States Treasury 101.72 101.69] 2.000000
8 4,413,000 4.13
Note/Bond 496,995,831| 496,863,919| 2022/02/15
United States Treasury 103.51 103.46( 2.000000
9 4,290,000 4.08
Note/Bond 491,640,248 491,417,023| 2023/02/15
United States Treasury 105.70 105.42| 2.000000
10 4,165,000 4.04
Note/Bond 487,404,090( 486,140,657 2025/02/15
United States Treasury 103.99 103.54| 1.625000
11 3,860,000 3.68
Note/Bond 444,400,036 442,494,097 2026/02/15
United States Treasury 106.96 106.33| 2.250000
12 3,550,000 3.47
Note/Bond 420,406,168 417,918,348| 2027/02/15
United States Treasury 106.85 106.10[ 2.250000
13 3,490,000 3.41
Note/Bond 412,879,560( 409,981,725| 2027/08/15
United States Treasury 107.14 107.03| 2.750000
14 3,327,000 3.28
Note/Bond 394,631,086 394,229,604| 2024/02/15
United States Treasury 103.01 102.52| 1.500000
15 3,300,000 3.11
Note/Bond 376,358,091| 374,560,603 2026/08/15
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United States Treasury 100.81 100.79 2.125000

16 2,679,000 2.48
Note/Bond 299,012,281 298,941,099| 2021/08/15
United States Treasury 103.39 103.33 1.750000

17 2,605,000 2.48
Note/Bond 298,176,294| 298,017,674| 2023/05/15
United States Treasury 109.21 108.28| 2.625000

18 2,310,000 2.30
Note/Bond 279,293,763 276,938,396| 2029/02/15
United States Treasury 110.06 109.20 2.750000

19 2,290,000 2.30
Note/Bond 279,035,676| 276,857,888| 2028/02/15
United States Treasury 110.96 110.14| 2.875000

20 1,750,000 1.77
Note/Bond 214,992,177 213,387,989| 2028/08/15
United States Treasury 110.88 110.07( 2.875000

21 1,730,000 1.75
Note/Bond 212,370,409 210,815,199| 2028/05/15
United States Treasury 106.69 106.52 2.375000

22 1,784,000 1.75
Note/Bond 210,729,709| 210,389,998| 2024/08/15
United States Treasury 102.12 102.08| 1.625000

23 1,840,000 1.73
Note/Bond 208,041,272| 207,961,826| 2022/08/15
United States Treasury 126.98 126.45| 6.875000

24 1,042,000 1.21
Note/Bond 146,488,513| 145,875,953| 2025/08/15
United States Treasury 106.25 105.97| 2.125000

25 1,091,000 1.06
Note/Bond 128,342,103 128,002,698| 2025/05/15
United States Treasury 101.38 100.46] 1.625000

26 1,060,000 0.98
Note/Bond 118,974,412| 117,901,810| 2029/08/15
United States Treasury 107.71 107.00f 2.375000

27 870,000 0.86
Note/Bond 103,743,794 103,066,681| 2027/05/15
United States Treasury 105.56 105.47 2.500000

28 875,000 0.85
Note/Bond 102,259,228 102,175,919| 2023/08/15
United States Treasury 106.78 106.65| 2.500000

29 834,000 0.82
Note/Bond 98,600,568 98,477,767| 2024/05/15
United States Treasury 101.90 101.87| 1.750000

30 854,000 0.80
Note/Bond 96,344,611 96,321,920| 2022/05/15

)

98.55%
98.55%
)
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1
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1
2
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9:00 17:00
https://www.daiwa-am.co.jp/
@
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€Y)

2020 9 28 2021 3 26
35,648,856 38,899,607
6,002,670,182 5,684,221,699
49,200,000
6,087,519,038 5,723,121,306
6,087,519,038 5,723,121,306
19,603,687 19,271,908
32,686,913 700,775
244,287 191,509
1,832,217 1,436,347
283,434 233,337
54,650,538 21,833,876
54,650,538 21,833,876
6,534,562,634 6,423,969,510
501,694,134 722,682,080
323,240,932 228,448,570
6,032,868,500 5,701,287,430
6,032,868,500 5,701,287,430
6,087,519,038 5,723,121,306
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&)

2020 3 27 2020 9 29

2020 9 28 2021 3 26
171 18
214,393,776 104,448,483
214,393,605 104,448,465
10,210 3,132
1,511,136 1,244,945
11,333,950 9,337,406
283,666 233,337
13,138,962 10,818,820
227,532,567 115,267,285
227,532,567 115,267,285
227,532,567 115,267,285
8,587,169 815,575
213,551,903 501,694,134
97,558,651 86,606,440
97,558,651 86,606,440
40,263,557 77,143,192
40,263,557 77,143,192
126,491,927 115,999,484
501,694,134 722,682,080
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®
2020 9 29
2021 3 26
1.
2.
2020 9 26 2020
9 28 179
2020 9 28 2021 3 26
1. 7,829,442,858 6,534,562,634
735,089,094 707,936,988
2,029,969,318 818,530,112
2. 6,534,562,634 6,423,969,510
3.
501,694,134 722,682,080

2020 3 27
2020 9 28

2020 9 29
2021 3 26
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2020 3 27 2020 2020 9 29 2020
4 27 10 26
13,005,605 8,752,685
0 0
505,969,445 469,287,455
467,741,655 317,225,428
986,716,705 1 795,265,568 1
1,313.75 1,227.32
22,532,102 1 19,439,059 1
30 30
2020 4 28 2020 2020 10 27 2020
5 26 11 26
11,500,131 9,592,301
0 0
504,974,031 470,044,539
445,356,852 301,291,563
961,831,014 1 780,928,403 1
1,299.50 1,212.35
22,204,710 1 19,324,277 1
30 30
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493,019,589
412,158,639

916,694,800 1

482,948,748
387,711,140

881,775,551 1

52/108

2020 5 27 2020 2020 11 27 2020
6 26 12 28
11,516,572 9,774,673
0 0

480,940,059
282,858,807

773,573,539 1

1,285.87 1,197.99
21,386,983 1 19,371,713 1
30 30
2020 6 27 2020 2020 12 29 2021
727 1 26
11,115,663 8,803,975
0 0

484,669,246
266,154,250

759,627,471 1

1,272.02 1,181.98
20,796,337 1 19,280,145 1
30 30




2020 7 28
8 26

2020

10,080,911

468,627,114
358,186,685

836,894,710 1
1,257.35
19,968,108 1
30

2020 8 27
9 28

2020

10,425,229

469,886,111
332,419,390

812,730,730 1
1,243.74
19,603,687 1
30
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2 26

1,166.57
19,312,382
30

3 26

740,825,956
1,153.22
19,271,908
30

2021 1 27

9,199,653

492,132,647

750,973,682

2021 2 27

10,611,408

493,105,478

2021

249,641,382

1

1

2021

237,109,070

1

1
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2020 9 29
2021 3 26

2021 3 26
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2020 9 28 2021 3 26
49,765,578 136,772,583
49,765,578 136,772,583
2020 9 28 2021 3 26
2020 9 29
2021 3 26
1
2020 9 28 2021 3 26
1 0.9232 0.8875
1 (9,232 ) (8,875 )
®
@
@

4,060,738,462 5,684,221,699

5,684,221,699

5,684,221,699
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2020 9 28 2021 3 26
10,404,195 4,795,895
185,902,439 57,876,994
12,313,633,444 11,793,567,139
81,137,185
33,287,700 26,445,874
447,493 753,308

12,543,675,271

11,964,576,395

12,543,675,271

11,964,576,395

53,859,000 14,700,000
788

53,859,788 14,700,000

53,859,788 14,700,000

8,769,114,041

8,537,075,931

3,720,701,442

3,412,800,464

12,489,815,483

11,949,876,395
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12,489,815,483

11,949,876,395

12,543,675,271

11,964,576,395

2020 9 29
2021 3 26
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12 133 60
61
2020 9 28 2021 3 26

2020 3 27 2020 9 29
10,209,458,378 8,769,114,041

537,666,342 595,882,391
1,978,010,679 827,920,501
2,865,843,392 2,829,839,239
1,368,495,022 1,414,520,457

123,153,901 133,447,679
4,214,470,394 4,060,738,462

85,709,886

111,441,446 98,530,094
8,769,114,041 8,537,075,931
8,769,114,041 8,537,075,931

2020 9 29
2021 3 26
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2 4
2021 3 26
€Y
&)
2020 9 28 2021 3 26
111,251,584 611,877,872
111,251,584 611,877,872
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2020 3
27 2020 9 28 2020 3 27 2021 3 26
2020 9 28 2021 3 26
1
2020 9 28 2021 3 26
1.4243 1.3998
1 (14,243 ) (13,998 )
@
@
2.125% United States Treasury
2,679,000.000 2,700,860.640
Note/Bond 20210815
2% United States Treasury
4,413,000.000 4,489,168.380
Note/Bond 20220215
1.75% United States Treasury
854,000.000 870,243.080
Note/Bond 20220515
1.625% United States Treasury
1,840,000.000 1,879,155.200
Note/Bond 20220815
2% United States Treasury
4,290,000.000 4,440,793.500
Note/Bond 20230215
1.75% United States Treasury
2,605,000.000 2,693,309.500
Note/Bond 20230515
2.5% United States Treasury
875,000.000 923,667.500
Note/Bond 20230815
2_.75% United States Treasury
3,327,000.000 3,564,547.800
Note/Bond 20240215
2.5% United States Treasury
834,000.000 890,620.260
Note/Bond 20240515
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6.875% United States Treasury
1,042,000.000 1,323,173.280
Note/Bond 20250815
6% United States Treasury
269,000.000 336,478.650
Note/Bond 20260215
5.5% United States Treasury
600,000.000 777,888.000
Note/Bond 20280815
5.375% United States Treasury
5,281,000.000 7,138,010.840
Note/Bond 20310215
4.5% United States Treasury
5,400,000.000 7,229,628.000
Note/Bond 20360215
2.375% United States Treasury
1,784,000.000 1,903,438.800
Note/Bond 20240815
2% United States Treasury
4,165,000.000 4,402,529.950
Note/Bond 20250215
2.125% United States Treasury
1,091,000.000 1,159,263.870
Note/Bond 20250515
2% United States Treasury
340,000.000 359,947.800
Note/Bond 20250815
1.625% United States Treasury
3,860,000.000 4,014,091.200
Note/Bond 20260215
1.5% United States Treasury
3,300,000.000 3,399,495.000
Note/Bond 20260815
2.25% United States Treasury
3,550,000.000 3,797,364.000
Note/Bond 20270215
2.375% United States Treasury
870,000.000 937,077.000
Note/Bond 20270515
2.25% United States Treasury
3,490,000.000 3,729,379.100
Note/Bond 20270815
2.75% United States Treasury
2,290,000.000 2,520,419.800
Note/Bond 20280215
2.875% United States Treasury
1,730,000.000 1,918,258.600
Note/Bond 20280515
2.875% United States Treasury
1,750,000.000 1,941,940.000
Note/Bond 20280815
2.625% United States Treasury
2,310,000.000 2,522,751.000
Note/Bond 20290215
1.625% United States Treasury
1,060,000.000 1,074,649.200
Note/Bond 20290815
1.5% United States Treasury
6,110,000.000 6,099,490.800
Note/Bond 20300215
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United States Treasury Strip

8,930,000.000 7,275,806.800
Coupon 20320215
United States Treasury Strip

9,130,000.000 7,242,007.300
Coupon 20330215
United States Treasury Strip

9,330,000.000 7,183,726.800
Coupon 20340215
United States Treasury Strip

9,560,000.000 7,151,836.000

Coupon 20350215

107,891,017.650
(11,793,567,139)

11,793,567,139
[11,793,567,139]

11,793,567,139

[11,793,567,139]

33 100% 100%
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2021 3 31
5,748,311,850
5,622,116
5,742,689,734
6,433,617,990
0.8926

2021 3 31

12,034,763,905
0
12,034,763,905
8,547,121,149
1.4080
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2021 3
151 7,427 2,500
799 9,980
260 8,525

CI0 1
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2021 3
41 80,646
735 20,466,276
776 20,546,922
54 165,335
14 1,561,179
68 1,726,514
844 22,273,436
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38
59
19 52
52 38 38 57
19 52
2020 2020 30
193 61 2019
2020 31
62 2020 2020 30
@
2019 31 2020 31
28,489 2,741
554 22,167
214 205
11,468 10,847
98 63
56 62
40,882 36,088
1 206 1 217
10 7
195 209
2,821 2,362
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2,804 2,028
17 333
12,799 15,844
8,493 9,153
1,836 3,972
183 183
1,070 1,069
1,183 1,431
31 33
15,827 18,424
56,709 54,512
2019 31 31

75 69

8,548 7,573

15 14

40 39

4,610 3,988

2 3,882 3,530

3,735 3,830

726 656

255 590

725 688

2 5

14,070 13,414

2,389 2,574

103 88

2 5

2,496 2,667

16,567 16,082
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15,174 15,174
11,495 11,495
11,495 11,495
374 374
13,052 11,749
13,426 12,123
40,096 38,793
46 363
46 363
40,142 38,430
56,709 54,512
¢))
2018 2019
2019 31 2020 31
76,052 69,550
673 583
76,725 70,134
35,789 31,120
694 745
9,066 8,858
1,057 1,188
8,009 7,670
1,351 1,410
1,557 1,770
228 240
513 524
55 56
13 13
746 936

48,459 43,906
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5,755 5,793

373 374

4,145 4,335

510 395

725 688

796 838

64 62

178 154

472 451

1,291 1,299

374 368

34 37

907 925

1,819 1,770

11,693 11,702

16,572 14,525

S 2019
2020 31

38 912
215 214
133 24
134 78
521 1,230
32 71
40 1
60 54
132 127
16,961 15,629
- 537
- 48
29 -
29 585
16,931 15,043
5,076 4,555
15 78
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5,060 4,477
11,870 10,566
©))
2018 2019
15,174 11,495 374 13,850 14,225 40,895
- - - 12,669 12,669 12,669
- - - 11,870 11,870 11,870
- - - 798 798 798
15,174 11,495 374 13,052 13,426 40,096
216 216 41,112
- - 12,669
- - 11,870
170 170 170
170 170 969
46 46 40,142
2019 2020
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15,174 11,495 374 13,052 13,426 40,096
- - - 11,868 11,868 11,868
- - - 10,566 10,566 10,566
- - - 1,302 1,302 1,302
15,174 11,495 374 11,749 12,123 38,793
46 46 40,142
- - 11,868
- - 10,566
410 410 410
410 410 410
363 363 38,430

(

(

)

)
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100 10
172
38 134
2019 31 2020 31
31 34
264 276
2019 31 2020 31
3,788 3,397
2019 31
Daiwa Asset Management(Singapore)Ltd. 1,719
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